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Résumé :
L’objectif de cette étude est d’estimer la relation entre les dépenses publiques et les indices de la

performance économique les plus importants qui sont : la croissance économique, le taux de chdmage,

le taux d’inflation et le taux de couverture des importations en Algérie pour la période 1970-2018.

Pour traiter ce sujet, nous avons divisé notre travail sur cinq chapitres, les trois premiers chapitres
théoriques sont consacrés aux notions principales sur la politique budgétaire, les dépenses publiques et
les indices macroéconomiques utilis€és dans cette étude, tandis que le premier chapitre pratique, a été
consacré a I’analyse des données des différentes variables utilisées pendant la période d’étude, , ou
nous avons remarqué une mauvaise évolution des indices a chaque chute des prix de pétrole. Dans le
dernier chapitre nous avons fait une étude économétrique analytique en utilisant le modele ARDL qui
mesure les relations a court et a long terme entre les variables , et selon les résultats de cette étude, nous
avons remarqué un manque d’efficacité de la politique des dépenses publiques en Algérie qui contribue
d’une maniere insuffisante dans la croissance économique par les dépenses d’équipement uniquement a

long terme, et qui cause l’inflation , en plus nous avons enregistré I’absence de 1’effet de cette politique




sur le taux de couverture des importations a long terme, d’autre part nous avons remarqué que les

dépenses de fonctionnement contribuent mieux a la baise de taux de chdmage.

L’étude de la causalité a montré une causalité a court terme des dépenses publiques avec leurs deux

2 . . 2 . A 9 . : EBN

grandes catégories vers la croissance économique, le taux de chomage et le taux d’inflation, tandis qu’a
long terme nous avons enregistré une absence presque totale de la causalité des dépenses publiques vers

les indices macroéconomiques.

Mots clés : dépenses publiques, relation, indices, croissance économique, chdmage.

Abstract:

The object of this study is to estimate the relationship between public expenditures and the most
important macroeconomic indicators (economic growth, unemployment rate, inflation rate and import
coverage rate) in Algeria from 1970 to 2018.

To deal with this subject, We divided the research on five chapters, in the first three theoretical
chapters, we explained the basic concepts related to the fiscal policy, public expenditures and economic
indicators used in this study, And two practical chapters, in the first of them we analyzed the data and
reality of the variables during the study period, where we have noticed a bad evolution of the indicators
with each fall in oil prices, in the last chapter we made an analytical econometric study using the ARDL
model which measures the short and long run relationships between variables, The results show a lack
of effectiveness of public expenditure policy in Algeria which contributes insufficiently to economic
growth by equipment expenses only in the long run, and which causes inflation, in addition we recorded
the absence of the effect of this policy on the import coverage rate in the long run, on the other hand we
noticed that the management expenses contribute better to the fuck unemployment rate.

The Causality studies have shown a short-run causality of public spending with these two categories
towards economic growth, the unemployment rate and the inflation rate, while in the long term we have

recorded an almost total absence from the causality of public spending to macroeconomic indicators.

Keywords : public expenditures, relationship, indicators, economic growth, unemployment
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GDP : Gross Domestic Product
FOB: Free On Board
CAF : Cout Assurance Fret
TS : Trend Stationnary
DS: Differency Stationnary
SC: Schwarz Criterion
AIC: Akaike Information Criterion
LM Test : Lagrange Multiplier Test
DF: Dickey-Fuller
ADF: Augmented Dickey-Fuller
PP: Phillips et Perron
KPSS : Kwiatkowski, Philips, Schmidt et Shin
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ARDL : Autoregressive Distributed lag model ARDL
VAR : Vector Autoregressive
T.Y : Toda and Yamamoto
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! John D, Levendis, times series econometrics, learning throuth replication, USA, 2018.p142.
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! Regis Bourbonnais, économétrie, Dunod paris, 6°™ édition 2005,p 231.
2 John D, Levendis, op.cit, p151.
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! Cadoret.] et autres, Op.cit, P 341.
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! Jonas Kibala Kuma,Modélisation ARDL, Test de cointégration aux bornes et Approche de Toda-Yamamoto :éléments de
théorie et pratiques sur logiciels. Congo-Kinshasa.2018, p p2,3.

% Angeliki N. Menegaki, The ARDL Method in the Energy-Growth Nexus Field; Best Implementation Strategies,
economies 2019,7, 105 Agricultural University of Athens, p2.

214 2 «230-209) ARDL aongin cinall & 3LasVl godly 2l alod) 1)l cblyys shagl 2abls ¢ s ol 3

4 Habib-ur-Rahman, Ahmad Ghazali, Ghulam Ali Bhatti, Safdar Ullah Khan, Role of Economic Growth, Financial
development, Trade, Energy and FDI ( foreign direct investment) in Environmental Kuznets Curve for Lithuania:
Evidence from ARDL Bounds Testing Approach, Inzinerine Ekonomika-Engineering Economics, 2020, 31(1),p14.
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152 25041 15 W4l Revue des sciences commerciales, Ecole des Hautes Etudes Commerciales (2014
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Heteroskedasticity Test Breusch-Pagan-Godfrey 1.157 0.350
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EViews9 zib, oz e slaxeVl Il shae] 2 pbeaoll

At s ST Fostatistic aes O ARDL, Eosed il Jodl (3 ) ol 3 e oD
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VAR Lag Order Selection Criteria
Endogenous variables: LPIBRH
Exogenous variables: C

Date: 11/02/20 Time: 14:31

Sample: 1970 2018
Included observations: 44

Lag Logl LR FFPE AlC SC HQ
0 27.34925 (WY 0017676 -1.197693 -1.157143 -1.182655
1 99 94247 138 5870 0.000683 -4 451930 -4 370831 -4 421855
2 106.5960 12.39980% 0.000528* -4.708910% -4 58T7261* -4 663796*
3 107.2103 1116790 0000537 -4 691375 -4 529176 -4 631224
4 107 2645 0.096092 0.000561 -4 548384 -4 445636 -4 573185
5 108 4244 2.003606 0.000558 -4 655656 -4 412358 -4 565430
Aungmented DbDickey-Fuller Unit Root Test om LPIBERH
HNull Hypothesis: LPIBRH has a unit root
Exogenous: Monea
Lag Length: 2 (Fixed)
t—-Statistic Prob.=
Avugmented Dickey-Fuller test statistic 10021321 . 9142
Test critical values: 1%6 lewel -2 61620232
524 lewel —1.9425140
10%% laewvel 1. 612220
*MackKinnon (19295) one-sided p-values.
Auugmented Dickey-Fuller Test Equation
Drependent Wariable: D(LPIBERH)
Method: Least Sqguares
Drate: O06/28/20 Time: 11:59
Sample (adjusted): 1973 2018
INncluded observations: 46 after adjustments
Wariable Coaefficient Std. Errar —-Statistic Fro.
LFPIBERH{-1» D.000224 D 0003232 1002121 0.2219
CLPIBRH-1 ) D.255214 D 0ET200 3.03TF7a953 DL D040
CHLPIBRH{-23) 0. 228520 0074538 2052904 00022
R-=quared 0. 258226 Mean dependaent var O 010824
Adjusted R-squared 0. 2223725 S DO dependant wvar . 025261
= E. ofregression O 0223244 Akaike info critericon - FO1429
Sum sqguared resid O 021459 Schwarz criterion — 522220
Log likelinhood 111 . 1243 Hanmnnmnan—uinm criter. -4 BE55814
Durbin-Watson stat 1. F12225
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VAR Lag Order Selection Criteria
Endogenous variables: LINF DLGR DLGFR DLGER
Exogenous variables: C
Date: 10031720 Time: 11:40
Sample: 1970 2018
Included observations: 45
Lag LoglL LR FFE AlC 3C HQ
0 130.6429 A 4.22e-08 -5.628572 -5.467980% -5.568705
1 154 5612 42 52141* 2 98e-08* -5.880496* -5AT7535 -5 681160%
2 159.3078 7.594605 5.01e-08 -5.480346 -4 035016 -4 941542
3 165.6396 9 005235 3.05e-08 -5.050649 -2 862950 -4 FT23T6
YWector Autoregression Estimates
Crate: 0417621 Time: 1836
Sample (adjusted): 1972 2018
Included observations: 47 after adjustments
Standard errors in ( ) & t-statistics in [ ]
LIMF DLGR DLGFR DLGER
LIMF(-"1) 0757171 -0.033752 -0.027282 -0.043797
(0.11570) (D.01929) (0D.02198) (0.0Z2T7T2)
[ 6.54431] [-1.74938] [-1.24138] [-1.75005]
DLGR-1) -19.328711 2. 400603 1.278201 4 665773
(B.27786) (1.280329) (1.872325) (1.983259)
[-2.34204] [1.732908] [0.81292) [2.35218]
DLGFR(-1) 132.68193 -1.419000 -0.663160 -2.897573
(5. 74555) (0.95811) (1.09135) (1.37679)
[2.328131] [-1.48104] [-0.607F6ES] [-2.10459]
DLGER{(-1) 74023289 -0.855245 -0.567338 -1 483688
(2.816540) (0. 45965) (0.52497) (0.67488)
[2.62832] [-1.82101] [-1.06051] [-2.19843]
c 0.235812 0120810 01121186 0.1415843
(0.25350) (0.04311) (0.04910) (0.06194)
[1.29909] [Z2.80261] [2.28337] [2.28890]
R-squared 0.5185324 0171213 0.093487 0.2307320
Ad]. R-squared 0. 472630 0.092281 0.007153 0157466
Sum sq. resids 17.06449 0. 474526 0.615685 0.97a9s858
=S .E. equation 0637415 01062932 0121075 0152741
F-statistic 1-1.30840 2169118 1.082850 2.149208
Log likelihood -42 88113 471 30615 35.18634 24 26653
Akaike AlC 2037495 -1.544942 -1.284525 -0.819852
Schwarz 3C 2234319 -1.2483118 -1.087701 -0.623028
Mean dependent 1.8538440 0.065950 0.063493 0070298
S.D. dependent 0877779 0111565 01215410 0166404
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Inverse Roots of AR Characteristic Polynomial

ca}u.” a;;bﬁ.m‘

slasdl S0 Lol ylas |

Drate: 1TW31/20 Time: 13:59

WAR Residual Serial Correlation LM T_..
MNull Hypothesis: no serial correlation ..

15 Sample: 1970 20138
Included observations: 47
1.0 Lags L M-Stat Prob
| 4 ZF2A3I182 0. 9934
=z 9241133 0.9032
0.5- =2 T 286697 096732
4 14 80470 0.53290
5 11.27886 0. 7F7a585
0.0 .- . Probs from chi-square with 116 df.
sl g«.j.,.ut a},ﬂl,Lg.&l
054 Component  Jargue-Bera df Praob.
1 2030839 2 03623
-1.0 1 2 1.013746 2 0.6024
3 2002277 2 03675
4 2199546 2 0.0000
'15 1 I I I 1
-15 -1.0 -0.5 0.0 05 1.0 15 Joint 27.04232 8 0.0007
VAR;(1) gisai (b aduiaill Jura Uad ol Jalat g L) J) 50 109 (3alall
Response to Cholesky One S.D. Innovations £ 2 S E
. e Response of LINF:
i e Period  LINF DLGR DLGFR  DLGER
1 1 0637415 0.000000 0.000000 0.000000
N 2 0.420845 0094188  -0.041918 0.247295
= 3 0287954 0129794 0.037167 0114838
a ------------ 4 0.185782 0.081106 0.0337749 0.074855
"""""""" 5 0.119957 0.049573 0.023638 0.0498582
-1 ] 0077786 0.031163 0.015665 0032924
0 - 7 0.050565 0.0194935 0.010245 0.021566
1 2 3 4 5 ©& 7 8 8 1M a3 0.032908 0.0129338 0.0066749 0.014076
) 9 0.021423 0.008407 0.004350 0.009174
Resiaselofin § o REE 10 0.0139445 0.005470 0.002833 0.005875
1}
i
pduail) Jara Usd (il Julas
] h Variance Decomposition of LINF
e
I R Period SE. LINF DLGR DLGFR DLGER
& '35 3"9"&"0"m 1 0.637415  100.0000 0.000000  0.000000  0.000000
2 0.809439 89.04394 1.354011 0.268188 9.333866
Response of LINF to DLGER 3 0877239  BG6.58668 3341948 0407843 9663532
5 4 0.904084 8574180 3951153 0523568  9.783478
5 0.915030 85.42316 4150782 0.577863 9.848196
4 G 0.819582 8529507 4 224632 0601175 9879127
7 0921487 8524196 4254125 0611039  9.882875
21 8 0.922307 85.21965 4 266336 0.615210 9.898804
; ] 0.822650 85.21022 4 271467 0.616976 9901333
"""""""""""""""""""""" 10 0922795  B5.20623 4273636 0617724 9902407

Cholesky Ordering: LINF DLGR DLGFR DLGER
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VAR Lag Order Selection Criteria

Endogenous variables: LGER LPIBRH LTCH LIMF LTCM
Exogenous variables: C

Date: 09026/20 Time: 15:11

Sample: 1970 2018

Included cbservations: 45

Lag Loal LR FFPE AlC SC H

o -26.95227 PA 2.85e-06 1.420101 1.620841 1.4948935
1 148.8233 3046777 3.53e-09% -5.281038 -4.076596~ -4.832034~
2 1731186 3671277 3.80e-09 -5.249714 -3.041571 -4. 426540
3 196.8750 30.61936 4.49e-09 -5.194443 -1.982598 -3.997099
4 228.5908 33.83024 4.19e-09 -5.492925* -1.277379 -3.921412

* indicates lag order selected by the criterion

LR: sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AlC: Akaike information criterion

SC: Schwarz information criterion

HC: Hannan-Cuinn information criterion

] A s JaY) Ay gha L) Al 3 B VAR gisall Gual) alil) jLad) 111 Galdll
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VAR Lag Order Selection Criteria

Endogenous variables: LGFR LPIBRH LTCH LIMF LTCM
Exogenous variables: C

Date: 09/26/20 Time: 1516

Sample: 1970 2018

Included observations: 45

Lag LoglL LR FFE AlC 3C H

0 -45 66840 MA G.54e-06 2251929 2452669 2326763
1 160.1771 356.7989 2.13e-09" -5.785649 -4 581207* -5.336645™
2 178.2623 2732870 3.02e-09 -5.478323 -3.270180 -4, 655150
3 210.5960 41.67460% 2.44e-09 -5.804267 -2.592423 -4 606924
4 239.7367 31.08344 2.55e-09 -5.988299~ -1.772754 -4 416736

* indicates lag arder selected by the criterion

LR sequential modified LR test statistic (each test at 5% level)
FPE: Final prediction error

AIC: Akaike information criterion

SC: Schwarz information criterion

HQ: Hannan-Cuinn infarmation criterion
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